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$X_{n},$ $n\geq 0$ , $\{Y_{n}, n\geq 0\}$
$n$ $Y_{n}$ $\{X_{k}, k\leq n\}$
$\{X_{k}, k\leq n-1\}$ $\{X_{k}, k\leq n\}$ $\{Y_{k}, k\leq n\}$
( $\sigma$ –field )




$\{Y_{n}, n\geq 0\}$ innovation
$Z$ , $n=-\infty$ , remote past
Analysis
$X(t),$ $t\in R$ ,
innovation $\{Y(t), t\in R\}$









L\’evy L\’evy-It\^o ( )
( [11] )
innovation

















Gel’fant triple $m$ $E^{*}$
( )
Kakutani dichotomy






$R$ $X(t)$ $t\in R$ ,





























[0,1] ( [12] )
$S^{1}$
$\sin n\theta$ $\cos n\theta$ ,
Gateaux
iv) $f$





























$\dot{B}(t)$ smeared variable $\dot{B}(\xi)$
$\xi$
$C(\xi)=E(\exp[i\dot{B}(\xi)])$
$\dot{B}(t),$ $t\in R$ , $x$
$t$ $x(t)$
$\dot{B}(t)$
3 $)$ $\dot{B}(t)$ identity
Fock space $H_{1}$
$H_{1}=\{\dot{B}(f), f\in L^{2}(R)\}\cong L^{2}(R)$
, order $- 1$ $K(R)^{-1}$
$H_{1}^{(-1)}\cong K(R)^{-1}$
Delta $\delta_{t}$ $K(R)^{-1}$ $\dot{B}(t)$ $H_{1}^{(-1)}$
$H_{1}$ $H_{1}^{(-1)}$
$\frac{\Delta B}{\Delta}$ $H_{1}$ $\dot{B}(t)$
$\dot{B}(t)$ homogeneous chaos, i.e. mul-








1 $n$ Wick $H_{n}^{(-n)}$ total
[ ] $H_{1}(-1)$ $\{\dot{B}(t), t\in R\}$ $H_{1}(-1)$
1 $H_{1}(-1)$
$P(t)$ $\dot{P}(t)$















$T_{n}$ 2 $k/2^{n-1},$ $k=0,1,2,$ $\cdots,$ $2^{n-1}$ $To= \bigcup_{nge}i^{T_{n}}$
177
$\{Y_{n}=Y_{n}(\omega)\}$ $(\Omega, B, P)$
$\{X_{1}(t)$
$X_{1}(t)=tY_{1}$ .
$X_{j}(t)=X_{j}(t, x),j\leq n$ , ,
$X_{n+1}(t)$ :
$X_{n+1}(t)$ $=$ $X_{n}(t)$ , $t\in T_{n}$ ,
$X_{n+1}(t)$ $=$ $\frac{1}{2}(X_{n}(t+2^{-n})+X_{n}(t-2^{-n}))+2^{(n+1)/2}Y_{k}$ ,
$t\in T_{n+1}-T_{n},$ $k=k(t)=2^{n-1}+(2^{n}t+1)/2$ ,








$\tilde{X}(t)$ , a.e. $(\mu)$
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